STATE OF ILLINOIS
OFFICE OF THE TREASURER

Inventory Report
Position holdings as of February 11, 2016

Primary Market
Identifier Security Description Maturity Yield Cost Value
REPURCHASE AGREEMENTS
RP6042X0 Hsbc 2/12/2016 0.280 1,500,000,000.00 1,500,000,000.00
RP6042X1 Bank Of Montreal 2/12/2016 0.290 250,000,000.00 250,000,000.00
RP6042X2 Wells Fargo 2/12/2016 0.300 50,000,000.00 50,000,000.00
TOTAL REPURCHASE AGREEMENTS 1,800,000,000.00 1,800,000,000.00
COMMERCIAL PAPER
00084BDJO Abn Amro 4/18/2016 0.611 49,944,083.33 49,958,869.50
00282CCU4 Abbott Laboratories 3/28/2016 0.460 29,982,750.00 29,985,624.90
03785DBGO Apple, Inc. 2/16/2016 0.330 29,998,900.00 29,998,737.60
03785DCF1 Apple, Inc. 3/15/2016 0.390 29,989,600.00 29,989,770.00
03948GC76 Archer Daniels Midland 3/7/2016 0.400 44,988,000.00 44,987,687.55
30229ABN8 Exxon Corp. 2/22/2016 0.400 12,498,611.11 12,498,758.63
30229ABP3 Exxon Corp. 2/23/2016 0.400 19,997,555.56 19,997,806.60
38259KC35 Google, Inc. 3/3/2016 0.370 29,993,833.33 29,994,924.90
40434PEAO HSBC USA, Inc. 5/10/2016 0.581 24,964,555.56 24,968,664.50
4497W0C22 ING 3/2/2016 0.400 39,991,555.56 39,990,800.00
4497WO0D54 ING 4/5/2016 0.601 39,964,666.67 39,969,700.00
71344TCA8 Pepsico, Inc. 3/10/2016 0.330 49,987,625.02 49,986,661.00
71708ECU7 Pfizer, Inc. 3/28/2016 0.430 20,988,712.50 20,989,937.43
71708EDUG Pfizer, Inc. 4/28/2016 0.461 17,982,520.00 17,982,251.46
71708EEB7 Pfizer, Inc. 5/11/2016 0.471 24,970,951.39 24,970,625.00
74005HBN1 Praxair, Inc. 2/22/2016 0.310 74,993,541.66 74,991,864.75
74005HCG5 Praxair, Inc. 3/16/2016 0.370 29,989,825.00 29,988,581.70
74271TBK8 Procter & Gamble Co. 2/19/2016 0.320 49,996,888.89 49,998,000.00
88580CCM6 3M Corp. 3/21/2016 0.400 39,983,111.11 39,983,706.80
90349TNN3 US Bank NA 2/16/2016 0.350 150,000,000.00 150,000,000.00
9113A2D52 United Parcel Sve 4/5/2016 0.430 49,968,347.23 49,966,400.00
TOTAL COMMERCIAL PAPER 861,175,633.92 861,199,372.32
U.S. TREASURY NOTES
912828UWS8 United States Treasury Note 4/15/2016 0.233 25,000,746.73 24,998,050.00
TOTAL U.S. TREASURY NOTES 25,000,746.73 24,998,050.00
FHLB DEBENTURES
3130A5FQ7 Federal Home Loan Bank 6/17/2016 0.350 25,000,000.00 24,998,625.00
3130A5FW4 Federal Home Loan Bank 6/17/2016 0.400 25,000,000.00 25,010,375.00
3130A5PP8 Federal Home Loan Bank 7/15/2016 0.420 25,000,000.00 25,002,025.00
3130A5RA9 Federal Home Loan Bank 6/20/2016 0.375 25,000,000.00 25,000,675.00
3130A5XU8 Federal Home Loan Bank 8/12/2016 0.430 25,000,000.00 25,032,525.00
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25,000,000.00 24,987,975.00
10,000,000.00 9,999,150.00
160,000,000.00 160,031,350.00
9,972,311.11 9,978,740.00
19,939,194.44 19,952,460.00
19,938,888.88 19,952,220.00
24,998,125.00 24,999,100.00
24,986,444.48 24,986,450.00
24,976,736.11 24,985,100.00
27,359,447.50 27,372,782.76
49,888,194.44 49,912,800.00
19,952,966.67 19,964,040.00
222,012,308.63 222,103,692.76
24,999,416.67 24,999,650.00
24,988,600.67 24,985,100.00
49,988,017.34 49,984,750.00
24,952,500.00 24,948,925.00
24,998,993.06 24,999,550.00
24,988,125.00 24,986,675.00
24,956,389.02 24,957,475.00
99,896,007.08 99,892,625.00
25,000,000.00 24,994,375.00
24,999,711.33 25,000,725.00
49,999,711.33 49,995,100.00
24,993,777.79 24,994,550.00
24,985,791.64 24,986,225.00
14,992,387.50 14,991,600.00
24,981,250.00 24,978,750.00
24,967,013.89 24,968,750.00
24,953,305.58 24,955,575.00
139,873,526.40 139,875,450.00
149,938,069.45 149,934,600.00
149,938,069.45 149,934,600.00
658,894.90 658,894.90
166,952,659.03 166,952,659.03
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REPORT TOTAL

WAM AS OF 2/11 33 DAYS

2/12/2016 0.214
2/12/2016 0.010

US GOVERNMENT AGENCY ISSUE

8/29/2016 0.511
2/23/2016 0.310

129,284,502.15 129,284,502.15
4,063,907.91 4,063,907.91
300,959,963.99 300,959,963.99
29,915,425.10 29,928,690.00
29,997,158.33 29,998,800.00
59,912,583.43 59,927,490.00
3,918,756,568.30 3,918,902,444.07




